Best Regards,

Tazia

From: "jeffrey E." <jeevacationi@gmail.com:=

To: Tazia smith/db/ | .

Date: 08/12,/2014 10:23 AM

subject: Re: Indicative Lewvels - USDCNH lyr options [C]

75 million notional puts at 38 basis points

on Tue, Aug 12, 2014 at 6:55 aMm, Tazia smith <|HNEEEEEEEEG- rote:

Classification: Confidential
Jeffray -
USDENH Ref: Spot 6.1604; Pwd 6.2723 (i.e. 101.82% of spot)

.215%
L190%

1y ATMS (6.1604) USDCNH call: 1.041% /
1y ATMF (6.2723) USDCNH call: 1.041% /

P

ly ATMF / ATMF +3% call spread: 0.46%% / 0.73%
strikes: 6.2723 /6.4605

ly ATMS (6.1604) USDCNH put: 0.256% / 0.38%
1y ATMF (6.2723) USDCNH put: 1.007% / 1.154%

Indicative lewvels, subject to market movement. Source: DE FX Pricer, 8/12/14
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Tazia smith
Director | Key Client Partners - US
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This communication may contain confidential and/for privileged infoermation.
If you are not the intended recipient (or have received this communication
in error) please notify the sender immediately and destroy this
communication. Any unauthorized copying, disclosure or distribution of the
material in this communication is strictly forbidden.
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